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$f$ : $R^{n}arrow R$ 2
[2].
Fukushima [1] (Parallel Variable
TYansformation algorithm, PVT ) PVT
2
( ) 2










$m_{l}$ $q_{l1},$ $q_{l2},$ $\ldots,$ $q\iota_{m_{l}}$
$S_{l}^{(k)}$ $f$
$\min_{y\in R^{m_{l}}}\phi_{l}^{(k)}(y)\equiv f(x^{(k)}+Q_{l}^{(k)}y)$ (2)
$Q_{l}^{(k)}$ $S_{l}^{(k)}$
$n\cross m_{l}$





2 ( ) 2
(3)
$\min_{d}$
$F^{(k)}(d) \equiv f(x^{(k)})+\nabla f(x^{(k)})^{T}d+\frac{1}{2}(I^{T}\nabla^{2}f(x^{(k)})d$
(3)
$s.t$ . $\Vert d\Vert\leq\triangle^{(k)}$
$\Vert d\Vert=\sqrt{d^{T}d}$ $\triangle^{(k)}$











, Ffx(((kkk)) $+$ d(k)
$r^{(k)}<\mu_{1}$ $x^{(k+1)}=x^{(k)}$






















Step 3. $p$ $d_{l}^{(k)}(l=1, \ldots,p)$
$d_{l}^{(k)} \equiv\arg\min_{l\leq l\leq p}\phi_{l}^{(k)}(d_{l}^{(k)})$







1 $\{\begin{array}{l}\min f(x)=\sum_{i=1}^{n-1}\{(x_{i}^{2}+x_{n}^{2})^{2}-4x_{i}+3\}\text{ } x^{(0)}=(3, \ldots, 3)\end{array}$
2 $\{\begin{array}{l}\min_{x\in R^{n}}f(x)=1+\sum_{i=1}^{n-1}\{100(x_{i}-x_{i-1}^{2})^{2}+(1-x_{i-1})^{2}\}\text{ } x^{(0)}=(0, \ldots, 0)^{T}\end{array}$
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